Reg. 23.105 () SCHEDULE 4 - GEOGRAPHIC DISTRIBUTION OF DERIVATIVES EXPOSURES FOR TEN LARGEST COUNTRIES
Appendix
B Items on this page to be reported by: Swap Dealers (Authorized to use models)
Major Swap Participants
I By Current Net Exposure
Gross Replacement Value Current Net and
Country Receivable Payable Net Replacement Value  Current Net Exposure Potential Exposure Margin Collected
1 $ 12620) $ 12630} $ 12640] § 12650 § 12661]$ 12671
2. $ 12621 § 12631 § 12641] $ 12651] 126629 12672
3. § 12622 § 12632 $ 12642 § 12652) § 126639 12673
4. § 126234 § 12633 § 12643{ § 12653] § 12664 1267
5. § 12624 § 12634 § [12644) § 126541 § 12669$ 12675
6. $ 12629 $ 12633 $ 12645) § 12655| § 12666 12676
1. § 12629 $ 12638 § [12646] § 126561 $ 12667 @I
8. § 12627 $ 12637 § 12647] $ 12657| § [i266d$ I@
9. $ 12629 § [1263d § [i2648] $ [12658] $ 12669 $
10. $ 12629 § $ s 12659 § 12670$
Totals: $ $ $ $ 12660 [ 12681
L. By Current Net and Potential Exposure
Gross Replacement Value Current Net and
Country Receivable Payable Net Replacement Value ~ Current Net Exposure Potential Exposure Margin Collected
1. $ 12692 § 2703 § 12714 § 12729 § 12739 § 1274
2. $ 12693 § 2704 § 12715 § 12724 § 12737 §
3. $ 12694 § 2703 § 12716 § 12727 § 12738 §
4. $ 12699 $ 12706 $ 12717 § 12728 § 12739 § 1275
5. § 1269 § 12707 § 12718 § 12729 § 12749 § 12751
6. § 12697 $ [i2708 § 12719 § 12730 § 12741 § 1275
1 § 12698 $ 2709 § 127201 § 12731 $ 12742 § 1275
8. $ 12699 $ 2710/ § 12721 § 12732 § 12743 $§ 1275:
9. $ 127004 $ 2711) $ 12722 $ 12733 § 12744 §
10. $ 12701 $ 2712 § 12723 § 12734 § 12749 $ 12759
Totals: $ $ $ $ $ 2744 $
Nameoffim:
Asof

NOTE: The information required to be reported within this form is intended to be identical to that required to be rted by Security Based Swap Dealers and Major Security Based Swap
Participants under SEC FORM X-17a-5 FOCUS Report Part Il. Please refer to FOCUS REPORT II INSTRUCTIONS and related interpretations published by the SEC in the preparation
of this form.




